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DOCKETING INFORMATION (Check all that apply)

Request for item to be placed on Commission's Agenda
[] Emergency Relief demanded in petition [] expeditiously

[] Other: Monthly Analysis of Deferred Account - Hedging Program

IINDUSTRY(Check°ne) ]l
[] Electric

[] Electric/Gas

[] Electric/Telecommunications

[] Electric/Water

[] Electric/Water/Telecom.

[] Electric/water/Sewer

[] Gas

[] Railroad

[] Sewer

[] Telecommunications

[] Transportation

[] Water

[] Water/Sewer

[] Administrative Matter

[] Other:

NATURE OF ACTION (Check all that apply)

[] Affidavit

[] Agreement

[] Answer

[] Appellate Review

[]Application

[] Brief

[] Certificate

[] Comments

[] Complaint

[] Consent Order

[] Discovery

[] Exhibit

[] Expedited Consideration

[] Interconnection Agreement

[] Interconnection Amendment

[] Late-Filed Exhibit

[] Letter

[] Memorandum

[] Motion

[] Objection

[] Petition

[] Petition for Reconsideration

[] Petition for Rulemaking

[] Petition for Rule to Show Cause

[] Petition to Intervene

[] Petition to Intervene Out of Time

[] Prefiled Testimony

[] Promotion

[] Proposed Order

[] Protest

[] Publisher's Affidavit

[] Report

[] Request

[] Request for Certification

[] Request for Investigation

[] Resale Agreement

[] Resale Amendment

[] Reservation Letter

[] Response

[] Response to Discovery

[] Return to Petition

[] Stipulation

[] Subpoena

[] Tariff

[] Other:



 tl II PiedmontNatural Gas

September 13, 2012

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100

Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end June 30,

2012.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr

Manager-Regulatory Reporting
704-731-4560

Jenny.Furr@Piedmontng.com
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Piedmont Natural Gas

Reconciliation of ADM statement to SC Hedging Activity and Recon

June 2012

(2)

15.50

A

}" of A's

Commission and Fees rate

Total Commission and Fees (Expenditures)

(2)

(1)

B

T of B's

Less: Fees (Expenditures)

Option Premium

}" of D's

Activity in Account

Debits (D) Credits (C)

42,765.00

42,765.00

42,765.00

42,765.00

(42,765.00)

(3)

_" of C's

}" of C's

}" of D's

P&L and Cash Activity per ADM statement

Reverse ADM accrued previous month
ADM accrual in current month

P&L and Cash Activity

(5)

15.50

E

E

T of E's

Commission and Fees rate

Total Fees (Receipts)

(4)

(5)

Proceeds from positions (Receipts)

Total Fees (Receipts)

Futures P&L per ADM statement

(6) Interest from ADM



ADM

AI[)M INVESTOR SERVICES, INC.

Chicago Board c,f Trade P,uildinG

] :_[ W. },'cl.u,<q_ F,l_,_d. * Suite I (.,()()A
¢,]lfic_,.>o. Iliinio._ t;50(-,04-3lc,_0

MONTHLY COMMCaDITY S FATE.MEN [

STATEMENT DATE: JUN 29, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU NAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

, , * * * * * * * * YOUR ACTIVITY THIS MONTH * * * * * * * * * * * * *

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

WIRE TRANSFER REC WTREREC US 42,765.006/01/2
WIRE TRANSFER RECEIVED

6/27/2 8 CALL JUL 12 NYM NAT GAS E 4700 C EXPIRE US . 00

6/27/2 7 CALL JUL 12 NYM NAT GAS E 5000 C EXPIRE US .00

6/27/2 8 CALL JUL 12 NYM NAT GAS E 5200 C EXPIRE US .00

6/27/2 7 CALL JUL 12 NYM NAT GAS E 5450 C EXPIRE US .00

6/27/2 8 CALL JUL 12 NYM NAT GAS E 5750 C EXPIRE US .00

, , . . , . * * * * * * * * * * POSITIONS IN YOUR ACCOUNT * * * * * * * * * * * * * * * * * *

5/31/2 30 CALL JUN 13 NYM NAT GAS E 4350 C .1410 US 56,310.00
30* OPTION MARKET VALUE .1877 56,310 •00"

EXPIRE 5/28/13

AVERAGE LONG: .14100

LAST TRADE DATE: 5/28/13

1/17/2 12 CALL DEC 12 NYM NAT GAS E 4400 C .1410 US 8,124.00

12" OPTION MARKET VALUE .0677 8,124.00"

EXPIRE 11/27/12

AVERAGE LONG: .14100

LAST TRADE DATE: 11/27/12

3/06/2 12 CALL MAR 13 NYM NAT GAS E 4400 C .1360 US 16,764.00

12" OPTION MARKET VALUE .1397 16,764.00"

EXPIRE 2/25/13

AVERAGE LONG: .13600

LAST TRADE DATE; 2/25/13

2/29/2 34 CALL MAR 13 NYM NAT GAS E 4450 C .1350 US 44,744.00

34* OPTION MARKET VALUE .1316 44,744.00"

EXPIRE 2/25/13

AVERAGE LONG; .13500

LAST TRADE DATE: 2/25/13

1/31/2 43 CALL FEB 13 NYM NAT GAS E 4500 C .1575 US 48,934.00

43* OPTION MARKET VALUE .1138 48,934 • 00"

EXPIRE 1/28/13

AVERAGE LONG: .15750

LAST TRADE DATE: 1/28/13

4/02/2 72 CALL APR 13 NYM NAT GAS E 4500 C .1350 US 88,416.00
72* OPTION MARKET VALUE .1228 88,416.00"

EXPIRE 3/25/13

AVERAGE LONG: .13500

LAST TRADE DATE: 3/25/13

ADM iNVESTOR SERVICES; INC. a wtlollv_owned subsidiary of the Archer Danes Mcanc Compar"y.

"_ _-s, -'_: REPOR" Ar'4Y DIF:F!/JF{Ef4CES OR O[:!-JECTIONS IMMEDIAT"ELY YOdR _-_AILURE TO IMMEDIA'-ELY EXERCISE YOUR RGb_ [ T© -tAVtE DIF::Eq_NCES OF: Oi3.i Ci_K)NS

C© :{ :_,_ ."/i. D Vv;I.t BE [)R :i_4_ ri" s'© JR AGREEM{: [-, T "rH_:_-- 71"*19 STNT!£,_¢ENT iS CORqE C[ AND R/_d'IFIED-
_ .iq :f

:[ ,_ [ ".<A,_: :F: t!D ...... "



ADM

ADM INVESFOR SERVICES, INC.

Chicago Bo_:u'd of ['fade Building

14:I W. Jackson Blvd. ° Suite 160()A

Chi ca !?,_, [11ill io, s 60604--31 ;)0

MONTI'4[ Y COMMODRY STATEMEi[, [

PAGE

STATEMENT DATE; JUN 29, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

4/30/2 55 CALL MAY 13 NYM NAT GAS E 4500 C .1250 US 75,955.00
55* OPTION MARKET VALUE .1381 75,955.00*

EXPIRE 4/25/13

AVERAGE LONG: .12500

LAST TRADE DATE: 4/25/13

2/01/2 15 CALL FEB 13 NYM NAT GAS E 4550 C .1425 US 15,960.00

15" OPTION MARKET VALUE .1064 15,960.00"

EXPIRE 1/28/13

AVERAGE LONG: .14250

LAST TRADE DATE: 1/28/13

1/18/2 12 CALL JAN 13 NYM NAT GAS E 4650 C .1375 US 8,544.00

12" OPTION MARKET VALUE .0712 8,544.00*

EXPIRE 12/26/12

AVERAGE LONG: .13750

LAST TRADE DATE: 12/26/12

11/09/1 7 CALL AUG 12 NYM NAT GAS E 4800 C .1460 US 14.00
7* OPTION MARKET VALUE .0002 14.00"

EXPIRE 7/26/12

AVERAGE LONG: .14600

LAST TRADE DATE: 7/26/12

1/03/2 36 CALL JAN 13 NYM NAT GAS E 4800 C .1700 US 20,340.00

36* OPTION MARKET VALUE .0565 20,340.00*

EXPIRE 12/26/12

AVERAGE LONG: .17000

LAST TRADE DATE: 12/26/12

11/09/1 7 CALL SEP 12 NYM NAT GAS E 4900 C .1540 US 189.00

7* OPTION MARKET VALUE .0027 189.00"

EXPIRE 8/28/12

AVERAGE LONG: .15400

LAST TRADE DATE: 8/28/12

1/03/2 12 CALL JAN 13 NYM NAT GAS E 4900 C .1540 US 5,796.00

12" OPTION MARKET VALUE .0483 5,796.00*

EXPIRE 12/26/12

AVERAGE LONG; .15400

LAST TRADE DATE: 12/26/12

ii/II/i 7 CALL OCT 12 NYM NAT GAS E 5000 C .1525 US 525.00

7* OPTION MARKET VALUE .0075 525.00*

EXPIRE 9/25/12

AVERAGE LONG; .15250

LAST TRADE DATE: 9/25/12

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of ttie Archer Darq eis M d'.ar'C Company.

_'LE,¢_SE {EPOFq ANY DIFS:ERENCES OR OBJECTIONS IMMEDIA*_ELY, YOU r.{ FAILdi_E TO FTIMEDIATELY EXERCISE YOUR RGHT TO !-IAVF" DIF;:ERENCES OR ©BJEC FiONS

C_:3i:iREC iE:D WLL BE DEEMED YC)',JP: AGFqEE[_/Ei'-4T TH,_- i-_ilS STATEMENT S CORFtECTAf4D R_qIF!EO,



ADM

AI)M INVES [OR SERVICES, INC.

(ihicago Bomd _;i_i,:ad_ I;L _ 1_

i 4] W. Jackson Bird. • 5uik' [600A
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STATEMENT DATE: JUN 29, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

12/13/1 12 CALL DEC 12 NYM NAT GAS E 5000 C .1500 US 3,096.00
12" OPTION MARKET VALUE .0258 3,096.00*

EXPIRE 11/27/12

AVERAGE LONG: .15000

LAST TRADE DATE: 11/27/12

11/18/1 10 CALL NOV 12 NYM NAT GAS E 5100 C .1590 US 1,280.00

i0" OPTION MARKET VALUE .0128 1,280.00"

EXPIRE 10/26/12

AVERAGE LONG: .15900

LAST TRADE DATE: 10/26/12

12/01/1 35 CALL DEC 12 NYM NAT GAS E 5100 C .2220 US 7,665.00

35* OPTION MARKET VALUE .0219 7,665.00*

EXPIRE 11/27/12

AVERAGE LONG: .22200

LAST TRADE DATE: 11/27/12

10/14/1 6 CALL AUG 12 NYM NAT GAS E 5150 C .1650 US 6.00
6* OPTION MARKET VALUE .0001 6.00*

EXPIRE 7/26/12

AVERAGE LONG: .16500

LAST TRADE DATE: 7/26/12

9/26/1 7 CALL AUG 12 NYM NAT GAS E 5200 C .1730 US 7.00
7* OPTION MARKET VALUE .0001 7.00*

EXPIRE 7/26/12

AVERAGE LONG: .17300

LAST TRADE DATE: 7/26/12

9/26/1 6 CALL SEP 12 NYM NAT GAS E 5350 C .1700 US 72.00

10/14/1 7 CALL SEP 12 NYM HAT GAS E 5350 C .1650 US 84.00
13" OPTION MARKET VALUE .0012 156.00"

EXPIRE 8/28/12

AVERAGE LONG: .16730

LAST TRADE DATE: 8/28/12

10/06/1 21 CALL OCT 12 NYM NAT GAS E 5400 C .1680 US 798.00

21" OPTION MARKET VALUE .0038 798.00*

EXPIRE 9/25/12

AVERAGE LONG: .16800

LAST TRADE DATE: 9/25/12

8/08/1 6 CALL AUG 12 NYM NAT GAS E 5450 C .1780 US 6.00
6* OPTION MARKET VALUE .0001 6.00*

EXPIRE 7/26/12

AVERAGE LONG: .17800

LAST TRADE DATE: 7/26/12

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Dar" e s M _ ar:d Corcpam/.
r _:_*"_"b -',_c {.:R O!3JECTIONS

::!..[ _.:!:i: }:REPOi::_"v AI".jY DiFEEREIiCES OF" C,BJECT!ONS IMMEDIK ELY. YOUR FAILURE TO IMMEDI#TTELY EXERCISE YOL. R R GI'Y[ TO HAVE !" -_:, ,:: ........

_:: ):d'_ .I lii.D W[L _: : DEE_'-:_E[/; xO-- :_ ",.C _;:.._ B, ._ 1 THAT F}41S SiA"Er'.;:E['*I S CO[-IREC[ Ab*D RfqIFiED.
, .... ,- _ * , _" _: -f- .aE,,,[R:ff GD£ ::_ _ ; :'7" ; [ _[ -;_



ADM

AI)M INVESTOR SEI_,VICES, INC,

(:h{ca_Sc, So_m.t <_: i_'i_de g_;ilding

14i W, J,'ck>o> t3tvd. , 5uib. [600A

Chic__:o, illin ic< 60_>04-3 I_0
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STATEMENT DATE: JUN 29, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY

lO/1711 7
7*

11/o2/1 4o
40-

712911 7
7*

91o611 14
14-

SHRT/SELL DESCRIPTION

CALL OCT 12 NYM NAT GAS E 5500

OPTION MARKET VALUE

EXPIRE 9/25/12

AVERAGE LONG: .17000

LAST TRADE DATE: 9/25/12

CALL NOV 12 NYM NAT GAS E 5500

OPTION MARKET VALUE

EXPIRE 10/26/12

AVERAGE LONG: .16000

LAST TRADE DATE: 10/26/12

CALL AUG 12 NYM NAT GAS E 5550

OPTION MARKET VALUE

EXPIRE 7/26/12

AVERAGE LONG: .18600

LAST TRADE DATE: 7/26/12

CALL SEP 12 NYM NAT GAS E 5600

OPTION MARKET VALUE

EXPIRE 8/28/12

AVERAGE LONG: .17000

LAST TRADE DATE: 8/28/12

EX PRICE/LEGND CC

C .1700 US

.0033

C .1600 US

.0073

C .1860 US

.0001

C .1700 US

.0008

i. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

ii. CONVERTED ACCT VALUE US

OPTION PREMIUM US

*** SEG USD ***

42,765.00-

42,765.00

.00

406,899.00

406,899.00

406,899.00

*** CURRENT MONTH ***

.00

*** YEAR-TO-DATE ***

477,831.50-

* * * * * * * * * * * * * * * * * * * * * * * * * * * * * * * * :

* FOR 2011 TAX INFORMATION, VISIT OUR WEBSITE AT

HTTP ://WWW. ADMI S. COM/TAXFAQ •HTM, * * * * * * * * * * * * * * * * * * * * * * * * * * * * * * *

DEBIT CREDIT

231.00

231.00"

2,920.00

2,920.00*

7.00

7.00*

112.00

112.00"

AOM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Danes M diard Company.
_!3JECTIONS

_, ,: \_,::_: REPOI:'_ F ANY D!F:F ERENCES OR OBJECTIONS I,vl v'L,_l ..... L'r YOUR _'Ali URE TO IMMEDIATELY EXERCISE YOUq _GHI TO HAVE DIFFE:a, ENCES ¢)R

"') :{ :_::r 'l[,:D W L B > DE_:M v:rl Y©dR AGREEMENT i HA P_tb S]i_ i =MEN _ =S CORRE,A /,f_D RATiFiED,
................... _?.B ECTTO T_._r,_.,t._._,g.C tqDi.(i_..NSOH_E ,ER_E S!DE
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South Carolina

Period

Closed Positions - May-2002/April-2003

Closed Positions - May-2003/April-2004
Closed Positions - May-2004/April-2005

Closed Positions - May-2005/April-2006
Closed Positions - May-2006/April-2007

Closed Positions - May-2007/April-2008

Closed Positions - May-2008/April-2009
Closed Positions - May-2009/April-2010

Closed Positions - May-2010/April-2011

Report as of 6/2912012 Close

Original Purchase
Cost/Proceeds

Review $949,450

Review $1,065,640 $400,810
Review $851,680 $795,290

Review $2,463,690 $4,925,500

Review $3,369,220 I$1,385,730

Review $2,908,420

$3,446,030Review
Review $3,599,735

Review $2,240,760

Closed Positions - May-201 l/April-2012 Review

Closed Positions - May-2012/July-2012 Review
Total Closed Positions Review Periods

Open Positions Total
Closed/Open Postion TOTALS

Realized Value

$2,424,270

$1,159,981'

($6,147,835)

($12,587,530)

Net Value Realized

Gain or (Loss)

$1,474,820

($3,938,546)

($664,830)

($56,390)
$2,461,810

($4,754,950

($1,748,439
($9,593,865

($16,187,265

($6,179,306)i

$1,339,250 $0 ($1,339,250)
$222,895 $0 ($222,895)

$22,456,770 ($14,353,790) ($36,810,560;

$818,385 $406,899 ($411,486;

$23,275,155 ($13,946,891) ($37,222,046_



Open Positions - South Carolina

Report as of 612912012 Close

1-= --tv.-'uo"I, _Per Month Date Price Value

Aug-12 Call NYMEX 7/29/2011 70,000 $5.55 $0.1860 $13r020 07/26/2012 E $0.0001 $7 ($13,013)

Aug-12 Call NYMEX 8/8/2011 60,000 $5.45
Aug-12 Call NYMEX 9/26/2011 70,000 $5.20

Aug-12 Call NYMEX 10114/2011 60,000 $5.15

Aug-12 Call NYMEX 111912011 70;000 $4.80
Sep-12 Call NYMEX 9/612011 70,000 $5.60

Sep-12 Call NYMEX 916/2011 70_000 $5.60

Sep-12 Call NYMEX 9/26/2011 60_000 $5.35
Sep-12 Call NYMEX 10/1412011 70r000 $5.35

Sep-12 Call NYMEX 11/9/2011 70;000 $4.90
Oct-12 Call NYMEX 10/6/2011 210r000 $5.40
Oct-12 Call NYMEX 10117/2011 70_000 $5.50

Oct-12 Call NYMEX 11/11/2011 70_000

Nov-12 Call NYMEX 11/2/2011 400,000 $5.50

$0.1780 $10,680 07/26/2012 E $0.0001 $6 ($10,674)

$0.1730 $12,110 07/26/2012 E $0.0001 $7 ($12,103)
$0.1650 $9,900 07/2612012 E $0.0001 $6 ($9,894)

$6.1460 $10r220 07/26/2012 E $0.0002 $14 ($10r206)

$0.1700 $11r900 0812812012 E $0.0008 $56 ($11_844)
$0.1700 $11,900 0812812012 E $0.0008 $56 ($11a844 '

$0.1700 $10,200 0812812012 E $0.0012 $72 ($10,128)

$0.1650 $11r550 08/28/2012 E $6.0012 $84 ($11T466)

$0.1540 $10r780 08/28/2012 E $0.0027 $189 ($10r5911
$0.1680 $35,280 09/25/2012 E $0.0038 $798 ($34a482 I

$0.1700 $11T900 09/2512012 E $0.0033 $231 ($11,669 I

$5.00 $0.1525 $10r675 0912512012 E $0.0075 $525 ($10r1501

$0.1600 $64T000 10/26/2012 E $0.0073 $2_920 ($61_0801

Nov-12 Call NYMEX 11118/2011 100T000 $5.10 $0.1590 $15r900 10126/2012 E $0.0128 $1 r280 /$14r6201

Dec-12 Call NYMEX 12/1/2011 350,000 $5.10 $0.2220 $77,700 11127/2012 E $0.0219 $7_665 ($70_0351

Dec-12 Call NYMEX 12/13/2011 120_000 $0.0258

Dec-12 Call NYMEX 1/17/2012 120;000
Jan-13 Call NYMEX 113/2012 120r000

Jan-13 Call NYMEX 1/3/2012 360_000

Jan-13 Call NYMEX 1/18/2012 120T000

Feb-13 Call NYMEX 1/3112012 430_000

$5.00 $0.1500 $18T000 1112712012 E $3,096 ($14,904_j

$4.40 $0.1410 $16r920 1112712012 E $0.0677 $8r124 /$6r796'_

$4.90 $0.1540 $18a480 12/26/2012 E $0.0483 $5T796 ($12,684'_

$4.80 $0.1700 $61,200 12/2612012 E $6.0565 $20r340 ($40r860',

$4.65 $0.1375 $16r500 12/26/2012 E $0.0712 $81544 ($7;956)

$4.50 $0.1575 $67r725 0112812013 E $0.1138 $48_934 ($18_791)

Feb-13 Call NYMEX 2/112012 150;000 $4.55 $0.1425 $21r375 01/28/2013 E $0.1064 $15r960 ($5=415 I

Mar-13 Call NYMEX 2/2912012 340r000 $4.45 $0.1350 $45r900 02/2512013 E $0.1316 $44T744 ($1r156)

Mar-13 Call NYMEX 3/612012 120=000 $4.40 $6.1360 $16r320 02/2512013 E $6.1397 $16r764 $_'H

_r-13 Call NYMEX 412/2012 720;000 $4.50 $0.1350 $97r200 03/25/2013 E $6.1228 $68t416 ($81784

May-13 Call NYMEX 4/30/2012 5501000 $4.50 $0.1250 $68T750 0412512013 E $6.1381 $75r955 $7r20"
Jun-13 Call NYMEX 5/31/2012 300;000 $4.35 $0.1410 $421300 05/28/2013 E $0.1877 $56j310 $14f010

ISUMMARY: 5T320r000 $8181385 $406r899 15411 r4861



Counter Original
Period Tool

party Trade Date

May-l_ Call NYMEX 5/9/2011

May-l; Call NYMEX 612412011

May-l- Call NYMEX 8/8/2011

May-12: Call NYMEX 8125/2011

May-12 Call NYMEX 1012512011
Jun-12 Call NYMEX ! 6/17/2011

Jun-12 Call NYMEX ! 8/8/2011

Jun-12 Call NYMEX 8/23/2011

Jun-12 Call NYMEX 9/25/2011

Jun-12 Call NYMEX 11/9/2011

Jul-12 Call NYMEX 7112/2011

Jul-12 Calf NYMEX 8/1012011

Jul-12 Call NYMEX 8/2512011

3u1-12 Call NYMEX 10114/2011

I Jul-12 Call NYMEX 111912011_i LI_IKJADV.

South Carolina May-2012/July-2012 Review

Report as of 6/2912012 C!__==

MMBtuI Strike/Fixed

purchased Per Price
Month

110r000 $5.7C

120r000 $5.4_=

110rO00 $5.1

120_000 $5.0E

110100C $4.5_=

70_00C $5.7C

70_00C $5.2C

80_00C $5.10

70r00C _lg5

70r00C $4.50

80TOOC $5.75

70p00C $5.45

80,O(X $5.20

70tO0( $5.00

80_00( $4.70
1.310.000

Purchase

Price

$0.1820

$0.1830

$0.1700

$0.1850

$0.1550

$0.1940

$0.1800

$0.175(_

SO. 163G

$0.1425

$0.185C

$0.175C

$0.175C

$0.166C

$0.140(

Trade I Expiration I Realized

Purchase Expiration Price Value
Cost/Proceeds Date

$20r02C 34125/2012 E

$21r96C _4125/2012 E

$18170( _4/25/2012 E

$191800 04125/2012 E

$17r050 0412512012 E

$13r580 15125/2012 E

$121600 05/25/2012 E

$14,000 05/25/2012 E

$11r410 05/2512012 E

$9r975 05/25/2012 E

$14_800 06/26/2012 E

$121250 06/26/2012 E

$14t000 06/26/2012 E

$1 lr550 06/26/2012 E

$11r200 06/26/2012 E

$222_895

$0.000 $0

$0.0OO $0

$0.000 $0

$0.000 $0

$0.000 $0

$0.OOO $0

$0.000 $0

$0.000 $0

$0.000 $(_

$0.000 $0

$0.000 $_

$0.000 $C

$0.000 $C

$0.000 $C

$0.000 $C

$(

I%%-tValue Realized Fees

Gain or (Loss)

($20_0201 $170._i

($21,960_ $186.0G

($18,700', $170.5(;

1$19,800' $186.0G

($17,050' $170.5C

($13,580)! $108.5C

($12r600) $108.5C

($14,000) $124.0E

($11r410) $108.5(

($9,975) $108.5C

($14,800) $124.(X

($12t250) $108.5(

($14t000) $124.0(

($11f550) $108.5(

($11,200) $124.0(

($222_895) $2r030.5(


